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Comptroller’s Report for Fiscal 2012

Part II-D—Fiduciary Funds—Schedule F1

COMBINING SCHEDULE OF FIDUCIARY NET ASSETS

ASSETS:

Cash and cash equivalents
Receivables:

Memberloans ................
Investment securities sold . . ... ..
Accrued interest and dividends . . . .

Investments:

Other short-term investments . . . .

Debt securities

Equity securities ..............

Mutual funds:
Debt securities

Domestic—equity .. ...........
International—equity ..........

Collateral from securities lending

transactions . .................

Total assets

LIABILITIES:

Accounts payable and accrued

liabilities . ...................

Payable for investment securities

purchased ...................
Accrued benefits payable .........
DuetoVSFs ...................
Securities lending transactions . . . . .
Other.........................

Total liabilities

NET ASSETS:
Held in Trust for Pension Benefits . . .

THE CITY OF NEW YORK

PENSION TRUST FUNDS

JUNE 30, 2012

(in thousands)

New York City Board of New York New York
Employees’ Teachers’ Education City Police City Fire
Retirement Retirement Retirement Pension Pension
System System System Fund Fund Total

$ 65,452 $ 117 $ 231 % 23,142 $ 63,547 $ 152,489
988,072 198,699 37,092 257,077 32,350 1,513,290
682,472 792,459 57,468 642,412 184,757 2,359,568
254,522 133,275 52 76,767 26,677 491,293
2,437,110 1,431,021 131,000 1,316,039 479,205 5,794,375
10,686,000 8,000,310 624,554 7,281,955 2,155,027 28,747,846
21,418,873 17,794,629 977,324 12,813,599 3,957,400 56,961,825
1,214,839 1,222,520 65,057 745,519 242,127 3,490,062
469,813 — — 143 93 470,049
6,445,808 5,782,171 515,629 3,939,397 1,555,269 18,238,274
3,694,102 3,009,895 198,990 2,222,853 730,002 9,855,842
426,539 47,282 64,500 203,993 7,631 749,945
48,783,602 38,412,378 2,671,897 29,522,896 9,434,085 128,824,858
333,058 554,129 8,582 249,190 108,237 1,253,196
1,864,323 2,052,665 148,387 1,531,924 452,438 6,049,737
220,180 12,505 5,339 34,096 15,302 287,422
6,032 — — — — 6,032
3,704,105 3,018,318 198,990 2,227,812 733,431 9,882,656
568 — — — — 568
6,128,266 5,637,617 361,298 4,043,022 1,309,408 17,479,611
$42,655336  $32,774,761 $2,310,599 $25479,874  $8,124,677 $111,345247
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Comptroller’s Report for Fiscal 2012

Part II-D—Fiduciary Funds—Schedule F2

COMBINING SCHEDULE OF FIDUCIARY NET ASSETS

ASSETS:

Cash and cash equivalents

Receivables:
Member loans
Investment securities sold . .. ... ..
Accrued interest and dividends . . . .

Investments:
Other short-term investments
Debt securities
Equity securities
Guaranteed investment contracts . .
Management investment contracts .

Mutual funds:
Domestic—equity . .............
International—equity
Mortgages . ...
Treasury inflation-protected

securities

Collateral from securities lending

transactions . ..................

Total assets

LIABILITIES:

Accounts payable and accrued

liabilities
Payable for investment securities

purchased
Accrued benefits payable ..........
Due to VSFs
Securities lending transactions . . . ...
Other.......... ... ... ... ... ...

Total liabilities

NET ASSETS:
Held in Trust for Pension Benefits . . .

THE CITY OF NEW YORK

PENSION TRUST FUNDS

JUNE 30, 2011
(in thousands)

New York City Board of New York New York

Employees’ Teachers’ Education City Police City Fire

Retirement Retirement Retirement Pension Pension

System System System Fund Fund Total

$ 6,001 $ 91 $ 9,966 $ 11,117 $ 2,331 $ 29,506
967,533 180,913 34,168 267,045 34,691 1,484,350
772,253 985,004 47,431 619,673 158,461 2,582,822
222,151 134,680 53 58,616 20,581 436,081
3,429,197 2,527,241 126,531 2,244,123 774,441 9,101,533
9,161,440 7,001,242 558,171 6,017,790 1,846,031 24,584,674
21,602,045 19,250,634 1,032,752 12,254,754 4,023,640 58,163,825
— 5,549 — — — 5,549
— 41,898 — — — 41,898
600,659 — — 130,895 62,511 794,065
7,229,340 5,568,802 606,351 4,525,533 1,383,278 19,313,304
269,388 170,994 10,595 135,584 46,143 632,704
1,013,086 1,037,416 59,160 586,886 186,028 2,882,576
3,367,048 3,067,615 213,327 2,238,008 746,949 9,632,947
79,855 24,409 6,081 20,863 7,173 138,381
48,719,996 39,996,488 2,704,586 29,110,887 9,292,258 129,824,215
129,989 340,379 8,675 111,485 28,201 618,729
2,578,662 2,967,537 153,150 1,980,063 543,353 8,222,765
218,585 10,996 5,805 27,512 14,658 277,556
6,234 — — — — 6,234
3,377,051 3,076,039 213,327 2,242,967 750,378 9,659,762
416 — — — — 416
6,310,937 6,394,951 380,957 4,362,027 1,336,590 18,785,462
$42,409,059 $33,601,537 $2,323,629 $24,748,860  $7.955,668 $111,038,753
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Comptroller’s Report for Fiscal 2012

Part II-D—Fiduciary Funds—Schedule F5

THE CITY OF NEW YORK
PENSION TRUST FUNDS
COMBINING SCHEDULE OF CHANGES IN FIDUCIARY NET ASSETS

FOR THE YEAR ENDED JUNE 30, 2012
(in thousands)

New York City Board of
Employees’ Teachers’ Education New York New York
Retirement Retirement Retirement City Police City Fire
System System System Pension Fund Pension Fund Total
ADDITIONS:
Contributions:
Member contributions . . ......... $ 403,641 $ 164361 $ 32,866 $ 216,172 $ 98,494 §$ 915,534
Employer contributions ......... 3,017,004 2,673,078 213,651 2,203,702 976,895 9,084,330
Other employer contributions . . . .. — 59,185 — — — 59,185
Total contributions ........... 3,420,645 2,896,624 246,517 2,419,874 1,075,389 10,059,049
Investment income:
Interestincome ................ 527,999 561,666 25,990 361,931 97,567 1,575,153
Dividendincome . .............. 637,074 706,921 30,182 333,333 122,806 1,830,316
Net (depreciation) appreciation in
fair value of investments ... .... (481,678) (385,387) 33,513 (212,957) (98,920) (1,145,429)
Investment expenses . ........... (129,482) (110,382) (5,812) (91,684) (32,928) (370,288)
Investment income, net .. ........ 553,913 772,818 83,873 390,623 88,525 1,889,752
Securities lending transactions:
Securities lending income . . . .. ... 26,304 32,664 1,497 16,551 5,340 82,356
Securities lending fees .......... (1,324) (2,475) (28) (1,102) (317) (5,246)
Net securities lending income . . . 24,980 30,189 1,469 15,449 5,023 77,110
Other.......................... 4,772 853 — 5,552 37,661 48,838
Total additions . .............. 4,004,310 3,700,484 331,859 2,831,498 1,206,598 12,074,749
DEDUCTIONS:
Benefit payments and withdrawals . . 3,689,230 4,487,547 194,507 2,083,907 1,037,589 11,492,780
Paymentsto VSFs ............... 12,441 — — — — 12,441
Other.......................... 4,977 — 141,695 — — 146,672
Administrative expenses . ......... 51,385 39,713 8,687 16,577 — 116,362
Total deductions ............... 3,758,033 4,527,260 344,889 2,100,484 1,037,589 11,768,255
Increase (decrease) in plan
netassets ................... 246,277 (826,776) (13,030) 731,014 169,009 306,494
NET ASSETS:
Held in Trust for Pension Benefits:
Beginningof Year .............. 42,409,059 33,601,537 2,323,629 24,748,860 7,955,668 111,038,753
EndofYear ................... $42,655,336  $32,774,761 $2,310,599  $25,479,874  $8,124,677 $111,345,247
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Comptroller’s Report for Fiscal 2012

Part II-D—Fiduciary Funds—Schedule F6

THE CITY OF NEW YORK
PENSION TRUST FUNDS

COMBINING SCHEDULE OF CHANGES IN FIDUCIARY NET ASSETS

FOR THE YEAR ENDED JUNE 30, 2011

(in thousands)

New York City Board of
Employees’ Teachers’ Education New York New York
Retirement Retirement Retirement City Police City Fire
System System System Pension Fund Pension Fund Total
ADDITIONS:
Contributions:
Member contributions . . ......... $ 413,740 $ 158,829 $ 31,008 $ 206,859 $ 94893 §$ 905,329
Employer contributions ......... 2,387,216 2,468,973 180,191 2,084,563 890,706 8,011,649
Other employer contributions . . . .. — 56,138 — — — 56,138
Total contributions ........... 2,800,956 2,683,940 211,199 2,291,422 985,599 8,973,116
Investment income:
Interestincome ................ 492,169 538,883 28,462 295,753 91,695 1,446,962
Dividendincome . .............. 619,853 643,854 29,010 307,839 100,972 1,701,528
Net appreciation in fair value
of investments ............... 6,864,360 7,808,361 373,410 4,008,833 1,304,444 20,359,408
Investment expenses . ........... (145,088) (125,546) (6,463) (90,375) (28,242) (395,714)
Investment income, net . ......... 7,831,294 8,865,552 424,419 4,522,050 1,468,869 23,112,184
Securities lending transactions:
Securities lending income . . . .. ... 23,364 27,836 1,388 15,093 4,756 72,437
Securities lending fees .......... (3,202) 4,719) (117) (2,046) (733) (10,817)
Net securities lending income . . . 20,162 23,117 1,271 13,047 4,023 61,620
Other.......................... 4,707 737 95,958 2,561 41,887 145,850
Total additions . .............. 10,657,119 11,573,346 732,847 6,829,080 2,500,378 32,292,770
DEDUCTIONS:
Benefit payments and withdrawals . . 3,568,707 4,330,670 186,265 2,049,193 983,474 11,118,309
Paymentsto VSFs ............... 12,357 — — — — 12,357
Other.......................... 4,416 — — — — 4,416
Administrative expenses . ......... 46,374 39,549 8,892 16,141 — 110,956
Total deductions ............... 3,631,854 4,370,219 195,157 2,065,334 983,474 11,246,038
Increase in plan net assets . .. ... .. 7,025,265 7,203,127 537,690 4,763,746 1,516,904 21,046,732
NET ASSETS:
Held in Trust for Pension Benefits:
Beginningof Year .............. 35,383,794 26,398,410 1,785,939 19,985,114 6,438,764 89,992,021
EndofYear ................... $42,409,059 $33,601,537 $2,323,629  $24,748,860  $7,955,668 $111,038,753
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Comptroller’s Report for Fiscal 2012 Part II-D—Fiduciary Funds—Schedule F9

THE CITY OF NEW YORK

AGENCY FUNDS
SCHEDULE OF CHANGES IN ASSETS AND LIABILITIES

FOR THE YEAR ENDED JUNE 30, 2012
(in thousands)

Balance Balance
July 1, 2011 Additions Deductions June 30, 2012
ASSETS:
Cash and investments . ..............ouuueueon... $1,991,565 $1,083,242 $ 978,814 $2,095,993
LIABILITIES:
Other . ... .. $1,991,565 $1,083,242 $ 978,814 $2,095,993
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Comptroller’s Report for Fiscal 2012 Part II-D—Fiduciary Funds—Schedule F10

THE CITY OF NEW YORK

AGENCY FUNDS
SCHEDULE OF CHANGES IN ASSETS AND LIABILITIES

FOR THE YEAR ENDED JUNE 30, 2011
(in thousands)

Balance Balance
July 1, 2010 Additions Deductions June 30, 2011
ASSETS:
Cash and investments . ..............ouuueueon... $1,643,767 $1,283,687 $ 935,889 $1,991,565
LIABILITIES:
Other ... .. e $1,643,767 $1,283,687 $ 935,889 $1,991,565
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